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Comments: 

The present application is a continuation of application Serial No. 09/209,746. The specification 
being filed is not identical to the specification filed in 09/209,746; however, no new matter has 
been added. Specifically, the Summary of the Invention and the Abstract are changed to coincide 
with the presently filed claims, which recite that the price of the contract is based on at least one 
notional cash flow discounted by at least one point on an interest rate swap curve obtained from a 
swap rate source. This change is supported by the specification of application Serial No. 
09/209,746 in Figure 4(b), which provides an exemplary swap rate curve formed from discrete 
points. In addition to this example, other portions of the specification and drawings may also 
support the present claims. 
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